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1, 2, ..., $K$
$i\in[K]$ $K_{i}$
$(i, 1),$ $(i, 2),$
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$i^{*}=$ arg max$i \in[K]\min j\in[K_{i}]\hat{\mu}i,j$
( $P_{i^{*=}}1,$ $P_{j}=0(j\neq i^{*})$



























































Al –$\ovalbox{\tt\small REJECT}$gllori{tbhm:$z_{i}=0,$$s_{i}=02RUCT(i=1,2, \ldots, K)$
$z_{i}$ : $i$
$s_{i}$ : $i$
for $t=1$ to $T$ do














RUCT $P=(P_{1}, \ldots, P_{K})$
$\mu^{*}-E[\sum_{i=1}^{K}P_{i}\mu_{i}]$
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A Hoeffding
A.l ( Hoeffding ). $X_{1},$ $\ldots,$ $X_{T}$
$\{0,1\}$ $T$
1 $\leq t\leq T$ $\mu_{L,t}<\mu_{H,t}$
$a_{1}\ldots a_{t-1}\in\{0,1\}^{t-1}$
$\mu_{L,t}\leq E[X_{t}|X_{1}=a_{1}, \ldots, X_{t-1}=a_{t-1}]\leq\mu H,t$
$c>0$
$P[\frac{1}{T}\sum_{t=1}^{T}X_{t}>\frac{1}{T}\sum_{t=1}^{T}\mu_{H,t}+c]$ $\leq$ $\exp(-2c^{2}T)$
$P[\frac{1}{T}\sum_{t=1}^{T}X_{t}<\frac{1}{T}\sum_{t=1}^{T}\mu_{L,t}-c]$ $\leq$ $\exp(-2c^{2}T)$
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